Deal ID

9830

Ford Credit Auto Owner Trust 2018-A

Closing Date 5/22/2018
As-of date 2/6/2020
Initial Pool Balance (M) $1,727.9998
Pool Factor 0.47
Initial Collateral Default Vol. 0.0308
Current Collateral Default Vol. 0.0100
Tranche Seniority Rating
Al Senior -
A2A Senior -
A2B Senior -
A3 Senior Aaa
Ad Senior Aaa
B1 Subordinate Aaa
Cc1 Subordinate Aaa

Balance O/S (M)

$0.00

$0.00

$0.00
$497.31
$130.17
$47.36
$31.58

Interest Type

Fixed
Fixed

Floating

Fixed
Fixed
Fixed
Fixed

Rate /
Spread

3.03%
3.16%
3.25%
3.40%

Credit
Duration

-5.1523
-12.3972
-15.5789
-17.0962

Credit
Convexity

39.6205
169.4433
261.8129
313.9259



